Hence, for x ys y, 12m ., (, x, exp -K4(s, R) ds X {-g4(t, e)lx-yl+lx-yl-[2(x-y, a(t,x)-a(t, y)) + 2 Iri(t,x)-ri(t, y)l=-Ix-yl -= E (x-y, crj(t,x)-cri(t, y))2 -<_0 i=1 by (6). Moreover (assuming that Ka(t, R)>=O) we also have as a consequence of the conditions o,.(zl, R) dzl <-1, (7) and (8) 
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where k Z, Z,p+q 1,p,q > 0, and {:,,},=1 and are independent sequences of independent and identically (in each sequence) distributed random variables with values in Z. We shall assume that the greatest common divisor of the k for which P{: k} > 0 is equal to 1 and that the same holds for :. The results of this work are based on the following lemma (see [1] 
where C(0)= 1 and, for h 1, 2,...
Let us define on the event A/ {suplzn< S', > 0} the ladder random variables (see [7] ) T/ min {k: S, > 0} and H/ S/, and on the event A_ {infl_n< S < 0} the ladder random variables T_ min {k" S < 0} lim, t I-
The expressions for C(h) given by (6) and (7) PROOF. If P(A+} < 1 then from (6) we obtain Y. C(h)< , while since C(-h) < h=0 C < for h 1, 2,. , the chain Y is non-recurrent by (1) . (10) Note that EH+ < co, if 0<Es < co or E =0 and E(max (0, s ))z < co (see [3] Re((1-h/(h))(1-h_(h)))->0 for I1< for some 
From this we obtain, in view of (9) 3. Let {:k}=l be a sequence of identically distributed independent random variables, S, ,= :k, So 0. Let the random walk S {S,, n 0, 1, 2,. .} be strongly attracted to the stable law F, i.e., there is a sequence {a,},x of non-negative numbers such that F(x)= lim,_. P{S, < a,x}; in this case set a a (1 F(0) ), where a, 0< c <-2, is the index of stability of F. Set a 1 if S is relatively stable, i.e., there is a sequence of non-negative numbers {a,}= such that S,/a, 1 as n --, oo in probability, and a 0 if {-S,} is relatively stable. In all these cases we shall say that the random walk S is stable, and the number a is called the index of stability of S. Note that if {S,} is stable with index of stability a, then {-S,,} is stable and its index of stability equals ce a aF(0) if S is strongly attracted to the stable law F, and equals 1-a otherwise. To prove the theorem we need several assertions in which it is assumed that , and :x are identically distributed and for S we use the notation introduced for S' and S".
1. 0 _-< a _-< 1 (see [4] ). 2. If 0 < a < 1, then the homogeneous random walk with jump distribution coinciding with that of H/ is strongly attracted to the stable spectrally positive law with index a (see [41).
3. If a 1, then the homogeneous random walk with jump distribution coinciding with that of H+ is relatively stable (see [4] ). 4 . If S is strongly attracted to the stable law F with index c, 0 < a < 1, then for any e > 0 there is a 6 > 0 such that 11 E e iAI / for 0 =< A <-6. This assertion follows from Theorem 2.6.5 in [5] . 5 . If S is relatively stable, then, for any e > 0 and sufficiently small 3 > 0, (13)
For relatively stable walks it is known that (see [6] ) is positive for all sufficiently large t, and varies slowly at infinity, and lim tP{l'll t}/,(t): O. 
where r/is some fixed scalar and hto < rt < 1. Note that Cx f (x) 0 for 0 x ,zr_. Let us take to large enough so that v(t)>-O for t->to and v(xh-a)/v(h-1) <-1/4x for hto <= x -<_ r/. The validity of the last inequality for sufficiently large to follows immediately from the Karamata representation for the slowly varying function v(t) (see [7] , p. 281). Indeed, let a 0. If {S,} is strongly attracted to the stable law F with index a, then since c(1-F(0))= 0 we have F(0)= 1, whence it follows that 0<a < 1. Hence {-S,} is stable with index a, and therefore applying Assertion 7 to h_(a we obtain for all sufficiently small A > 0 that [1 h_(h Let us turn directly to the proof of Theorem 2. Let al+a2< 1, take e>0so that a,+a2+2e < 1. Then I1 h+(a)l-ll h_(A)1-1 dA <= 2 A-'I-A -'2-dA < oo.
Here for l1 h+(a)l and l1 h_(a )1 we have used the lower estimates contained in assertions 7 and 8. Whence, using Theorem 1, we have the non-recurrency of Y.
Let a + a2 > 1. Take e > 0 so that al+ a2-6e > 1 From the results of [6] it follows immediately that {S} is relatively stable and therefore a 0, aa 1, and consequently for a < 2 Y is non-recurrent by Theorem 2, while for a > 2 (since EH+ < and P{A_} P{A+} 1) Y is recurrent by Corollary 1. In this example the homogeneous random walk S" is stable, while the distribution of the random variable does not belong to the region of attraction of any stable law whatsoever.
